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Instruments

FEDERAL FUNDS (EFFECTIVB) 1 /
COHHEBCIAL PAPBB 2 / 3 /

1-MONTH
3-BONTH
6-BONTH

FINANCE PAPEB PLACED DIBECTLY 2 /
1-BONTH
3-t!O NTH
6-BONTH

BACKERS ACCEPTANCES (TOP BATED) 2 /
3-BONTH
6-MONTH

CDS (SECOIDABI BABKET)
1-BO NTH
3-BONTH
6-BONTB

BANK PRIHE LOAB 1 / 4 /
DISCOUNT IINDOB BOBBOBIBG 1 / 5 /
U.S.GOVEBNBEIT SECORITIBS

TBEASUBY BILLS 2 /
AUCTION AYEBAGE (ISSUE DATE)

3-MONTH
6-MONTH
1-YEAB

SECONDABT BASKET
3 - BO STB
6-BONTH
1-IEAfi

TBEASUBT CONSTABT MATURITIES 6 /
1-TBAB
2-YEAB
3-YEAB
5-YEAB
7-YEAB

10-YEAB
20-YEAB
30-YEAB

COMPOSITE
OVEB 10 YBABS(LONG-TEBfl)7/

CORPORATE BONDS (BOODYS), SEASONED
ALL INDUSTRIES
AAA
BAA

STATE C LOCAL BONDS (BOODTS) , AAA
CONVENTIONAL HOBTGAGES 8 /

FIB
28

8.53

8.01
8.02
8.00

7.93
7,95
7.98

8.05
8.05

8.14
8.23
8.29

10.50
8.50

7.93
7.96
8.00

8.61
9.31
9.55
9.83

10.01
10.27
10.62
10.51

10.21

12.76
11.66
13.74

BAB
1

8.65

8.13
8.10
8.10

8.06
8.03
8.03

8.10
8.10

8.20
8.24
8.34

10.50
8.50

7.96
7.95
7.96

8.58
9.26
9.42
9.74
9.93

10.22
10.57
10.45

10. 14

12.71
11.64
13.67

BAB
2

8.83

8.24
8.14
8.10

8.15
8.03
8.03

8.10
8.10

8.22
8.24
8.32

10.50
8.50

8.00
7.98
7.97

8.59
9.30
9.49
9.76
9.99

10.26
10.61
10.48

10.17

12.69
11.60
13.66

BAB
3

8.53

8.17
8.12
8.06

8.13
8.03
8.03

8.10
8.10

8.22
8.23
8.30

10.50
8.50

7.944
7.948

7.95
7.94
7.95

8.56
9.24
9.47
9.72
9.93

10.23
10.59
10.44

10.12

12.67
11.61
13.64
8.30

BAB
4

8.50

8.23
8.12
8.08

8.08
8.03
8.03

8.15
8.15

8.23
8.25
8.35

10.50
8.50

8.01
8.00
8.01

8.63
9.25
9.49
9.75
9.99

10.27
10.62
10.46

10.16

12.68
11.62
13.62

12.74

Thlt
week

8.44

8.16
8.10
8.07

8.07
8.01
8.02

8.10
8.10

8.20
8.24
8.32

10.79
8.50

7.944
7.948

7.97
7.97
7.98

8.59
9.27
9.48
9.76
9.97

10.25
10.60
10.47

10.16

12.70
11.63
13.67
8.30

12.74

Last
week

8.47

8.14
8. 16
8.19

8.09
8.07
8.08

8.16
8.18

8.27
8.34
8.50

11.00
8.50

7.888
7.973
8.308

7.91
8.00
8.06

8.67
9.38
9.66
9.95

10.17
10.40
10.71
10.59

10.30

12.87
11.82
13.81
8.55

12.98

FEB

8.51

8.30
8.34
8.39

8.25
8.24
8.26

8.36
8.41

8.40
8.54
8.77

10.98
8.50

8.130
8.233
8.308

8.11
8.23
8.28

8.92
9.64
9.91

10.26
10.56
10.72
11.03
10.88

10.60

13.02
12.01
13.95

8.80
13.04

1. WEEKLY FIGOBBS ABB AFEBAGES OF 7 CALENDAR DATS EBDXIG OB BKOIBSOAT OF TIB COIBBHT WEEK;
flONTHLY FIGURES INCLUDE EACB CALENDAR DAI IB TUB BOITH.

2 . QUOTED OB BANK-DISCOUNT BASIS.
3 . BATES ON COBHERCIAL PAPBB PLACED FOB FIBBS IBOSB BOND BATING I S AA OB THB EQUIVALENT.
4 . BATE CHARGED BT BANKS ON SHORT-TERM BUSINESS LOABS.
5 . RATE FOB THB FEDERAL BESBBVB BANK OF NEW YORK.
6 . YIELDS OH ACTIVELY TBADEO ISSUBS ADJOSTBD TO CONSTANT MATURITIES- SOURCE: U . S . TBEASUBY.
7 . UNWEIGHTED AVERAGE OF ALL ISSUES OUTSTANDING OF BOBDS NBITBBB DOB BOB CALLABLE I I LESS THAN 10 TEARS,

INCLUDING SEVERAL VERY LOB YIELDING "FLOBBB" BONDS.
8 . CONTRACT INTEREST BATES ON COMMITMENTS FOB FIBST HOBTGAGBS. SOUBCB: FHLBC.

NOTE: WEEKLY AID BOITBLf FIGURES ABB AVEBAGBS OF DAILY HATES, EXCEPT FOB STATE S LOCAL BONDS
AND CONVENTIONAL MOfiTGAGES, BHICB ABB BASBD Oil THURSDAY ABO FBIDAY FIGURES, RESPECTIVELY.
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